
A SCANA COMPANY

June 8,2011

t PUBLICSER'V1CECOf_,N,IqSfO_,
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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For May 2011

Docket 2006-144-G
Order 2006-331

Broker Fees 579.0O

Software

Subscriptions

Labor

Car_ing Cost

Docket 2006-5-G
Order 2006-679 Current Month

Inception To

Date

27,277.84 386.15 28,242.99

135,066.09 135,066.09

103,500.00 103,500.00

105,016.03 1,266.12 106,282.15

307,772.78 307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 678,632.74 1,652.27 680,864.01

2,337,480.00 47,575,585.40 83,610.00 49,996,675.40

Total 2,338,059.00 48,254,218.14 85,262.27 50,677,539.41

Interest Rate 0.3082%

South Carolina Electric S Gas Company
Risk Management Program Adjustments
For May 2011

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679 Current Month

Inception To

Date

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579 00 27,277.84

135,066.09

103,500.00

386.15 28,242.99

135,066 09

1 03, 500. 00

106,282.15

307,772 78

105,016.03 1,266.12

307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions I (Subtractions)

579.00 678,632. 74

2,337,480 00 47,575,585.40

1,652.27 680,864 01

83,610.00 49,996,675.40

Total 2,338,059 00 48,254,218.14 85,262.27 50,677,539.41

Interest Rate 0. 3082%



P_qe: ] JBEbGLAST _40NTH 07JUltll 17:01

Version: 603, Build: 66020K Database: zBinet_Herant Prod a/o 06JU_all

SCE&G May 2011 Results

Trade Date PUT/CALL LOTS Honth Strike Price Trade Price Market Price Total Cost Current Value Hark to Market

...... ==_ .... _==_ffi ffi..... ===,u_ =ffi=_ ..... = = ..... --_= ===-=====-= ..... _===_=_== ..... === ....... _--== ====== ..... =_=_==

04KAY10 CALL 1.00 01HAY11 5.70 0.520 0.000 (5,200.00) 0.00 (5,200°00)

18HA¥10 CALL 1.00 01HAYll 5.85 0.515 0.000 (5,150.00) 0.00 (5,150.00)

01oH_]0 CALL 1.00 OIHAYll 5.55 0.490 0.000 (4,900.00) 0.00 (4,900.00)

15JON10 CALL 1.00 01HAY11 5.75 0.520 0.000 (5,200.00) 0.00 (5,200.00)

29JUNI0 CALL 1.00 0IHAYII 5.55 0.510 0.000 (5,100.00) 0.00 (5,100.00)

|3JULI0 CALL 1.00 01HAY11 5.39 0.500 0.000 (5,000.00) 0.00 (5,000.00)

27JUL10 CALL 1.00 01HAYll 5.29 0.500 0.000 (5,000.00) 0.00 (5,000.00)

03AUG10 CALL 1.00 01HAYII 5.25 0.500 0.000 (5,000.00) 0.00 (5,000.00)

10AUGI0 CALL 1.00 0]MAYli 4.95 0.460 0.000 (4,600.00) 0.00 (4,600.00)

24AOG10 CALL 1.00 01MAY11 4.70 0.415 0.000 (4,]50.00) 0.00 (4,]50.00)

07SEP10 CALL 1.00 01MAy11 4.55 0.430 0.000 (4s300.00) 0.00 (4,300.00)

215gP10 CALL 1.00 01HAYll 4.50 0.430 0.000 (4,300.00) 0.00 (4,300.00)

050CT10 CALL 1.00 0IMAYII 4.33 0.420 0.047 (4,200.00) 470.00 (3,730.00)

190CT10 CALL 1.00 01HAY1] 4.15 0.390 0.000 (3,900.00) 0.00 (3,900.00)

02NOVl0 CALL 1.00 01HAY11 4.t5 0.380 0.000 (3,800.00) 0.00 (3,000.00)

09NOV10 CALL 1.00 01HAY11 4.25 0.415 0.000 (4,150.00) 0.00 (4,150.00)

16_IOV10 CALL 1.00 01MAY11 4.05 0.3_5 0.000 (3,750.00) 0.00 (3,750.00)

301_VI0 CALL 1.00 0lHAYll 4.15 0.395 0.227 (3,950.00) 2,270.00 (I,680.00)

14DEC]0 CALL 1.00 0IMAYII 4.35 0.380 0.000 (3,800.00) 0.00 (3,800.00)

280EC30 CALL 1.00 0IHAYll 4.20 0.350 0.000 (3,500.00) 0.00 (3,500.00)

llJAMll CALL 1.00 0IHAYII 4.50 0.320 0.000 (3,200.00] 0.00 (3,200.00)

25JA_#l] CALL 1.00 01HAYII 4.50 0.305 0.000 (3s050.00) 0.00 (3,050.00)

01_Bll CALL 1.00 OIHAYll 4.50 0.265 0.000 (2,650.00) 0.00 (2,650.00|

08_B11 CALL 1.00 01HAYll 4.20 0.245 0.000 (2,450.00) 0.00 (2,450.00)

22FEB11 CALL 1.00 OiHAYll 4.10 0.155 0.0O0 (1,550.00) 0.00 (1,550.00)

08P, ARll CALL 1.00 01MAYtl 4.08 0.220 0.000 (2,200.00) 0.00 (2,200.00)

22MAR11 CALL 1.00 0IMAYll 4.30 0.175 0.000 (],750.00) o.o0 (1,750.00)

05APRll CALL 1.00 01HA¥13 4.30 0.140 0.000 (1,400.00) 0.00 (1,400.00)

i�APRll CALL 1.00 0IMAYll 4.25 0.105 0.127 (1,050.00) 1,270.00 220.00

26APRl] CALL 1.00 01MA¥ll 4.40 0.012 0.000 (120.00) 0.00 (120.00)

26APR11 1.00 01HAY11 0.00 4.000 4.377 (40,000.00) 43,770.00 3,770.00

26APRIl 1.00 O1HAYll 0.00 4.050 4.377 (40,500.00) 43,770.00 3,270.00

26APRil 1.00 01MAY11 0.00 4.100 4.377 (41,000.00) 43,770°00 2,770.00

26APRll 1.00 01MAYII 0.00 4.150 4.377 (41,500.00} 43,770.00 2,270.00

26APRll 1.00 0]HAYII 0.00 4.]50 4.377 (4t, 500.00) 43,770.00 2,270.00

26APRll 1.00 01MAyli 0.00 4.200 4.377 (42,000.00) 43,770.00 1,770.00

26APR11 1.00 01MA¥11 0.00 4.200 4.377 (421000.00) 43,770.00 1,770.00

26APRll 1.00 OIMAY]I 0.00 4.250 4.377 (42,500.00) 43,770.00 1,270.00

26APRll 1.00 OIMAYI1 0.00 4.300 4.377 (43,000.00) 43,770.00 770.00

26APRll 1.00 01_¢_¥11 0.00 4.300 4.377 (43,000.00) 43,770.00 770.00

26APRIl 1.00 QIMA¥|I 0.00 4.350 4.377 (43,500.00) 43,770.00 270.00

27APRIl -2.00 01HAYll 0.00 4.378 4.377 87,560.00 (67,540.00) 20.00

27APRll -2.00 01MA¥11 0.00 4.380 4.377 67,600.00 (07,540.00) 60.00

27APRll -1.00 0IMAYll 0.00 4.377 4.377 43,770.00 {43,770.00) 0.00

27APRll 2.00 OIMA¥]i 0.00 4.370 4.377 87,400.00 (87,540.00) (140.00)

27APRll -1.00 OIMAYII 0.00 4.376 4.377 43,760.00 (43,770.00) (10.00)

27APRll -3.00 01MAYI1 0.00 4.372 4.377 131,160.00 (131,310.00) (150.00)

30.00 "01_Y11 (87,620.00) 4,010.00 (83,610.00)

.........................................................

30.00 (87,620.00) 4,010.00 (03,610.00)
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04NAYIO

18HAYIO
Oi.M)M)0

15JUN)0
29JUH)0
13JULIO
27JUI.IO
03auGIO
IOAUGIO

24AUGIO

07SEPIO
210EI'10
D500tlo
19OC)'10
02HOVIO

09NDYI0
I 6HOV) 0

30HOV)0
14DECIO
20DECIO

I I JAH) I

2 5J ill) I I

Ol tuel I
O DIES»
2 2 IES I I
00HAI(l I
22HAI(11
OSAPRII
J9APAII
26APR»
26APRII
26APR) I

26APR»
24APA) I
26APR»
26APA»
26APAII
26apall
26APAII
26APAII
26APAI)
2 7 i)Pl( I I
27APRII
21AP)Ill
27APSII
21APR)1
2'IAP)ll)

Ci LL

CALI,

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CAI.I

CALL

CILL
CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

EALL

CALL
('ALL

CALL

CALL

C I L

CALL

CALI

CALL

CALL

1.00
1.00
I . 00
I . 00
1.00
1. 00
1. 00
I . 00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1,00
1.00
1.00
1. 00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
I.. 00
I.DO

-2.00
-2.00
— 1.00
-2.00
— 1.00
-3.00

OIMAYII

0 iua71 1

0)HAY)I
0)HAY))
0 )NAY»
0)uayll
0 )MAY)I

0 M(AY) I

OINAYII
0 Hul'I I I
0)HAT)l
OIHAYII
OIHAY)1
0)MAY))
OINA'lit
0)HAY))
OMU Vi)
OINATII
OIMAVII
0 I lulI I I
0 )HAY) I
0 I Ha Yl)
0)NAY) I

OINaYII
0)NAY»
OIHAYI I

OIHAY»
01 HATI I
OIHAYI I

0)HAY)I
OINAY»
0)HAY)I
OHU)'7»
0 )HAY)1

DIHAYI I

0)NAY ) I
OHIAY)l
0)NAY)1
0)MAY)I
01(4AYII

0)NAY) 

)

DINAY»
OIMAYI)

O)NAV»
O)HA» I
0)NA'ill
0 I toll I I

30. 00 0 I NAY) )

30.00

5.70
5.05
5. 55
5.75
5. 55
h. 39
5.29
5.25
4.95
4 . '7 0

4.55
4.50
4.33
4.15
4.15
4.25
4.05
4.15
4.15
4.20
4.50
4.50
4.50
4.20
4.10
4.00
4.30
4.30
4.25
4.(n
O.DO

D.ao
o.on
0.00
0.00
0.00
0.00
D.DO

O.tia
0. 00
D.aa
0.00
0.00
0.00
0.00
0.00
0.00

0.520
0.5)5
0.490
0.520
0 510
0.500
0.500
0.500
0.460
0.415
0.430
0.430
0.420
0.390
0.300
0.415
0 315
0.395
0.300
0.350
0,320
0.305
0.265
0.245
0.155
0.220
0.175
0.140
0.105
0.012
4.000
4.050
4.100
4.)SO
4.)50
4.200
4.200
4.250
4.300
4.300
4.350
4.310
4.3SO
4.377
4.370
4. 3')6

4. 372

15,150.00)
»,900.00)
IS 200.00)
15, ) Do. 00)

O.ODO

0.000
0.000
0.000
O.DOO

0.000
0, 000
0. 000
0. ODO

0. 000
0 000
0.047
0.000
0.000
0.000
n.nnn
0.227
O.ODO

0.000
0.000
0.000
0.000
0.000
O.ODO

0. 000
0.000
0.000
0. 12'I

0.000
4.311
4 . 3 M)

4.377
4.377
4.377
4.317
4.377
4.377
4.377
4.377
4.371
4.377
4.377
4.377
I. 3'I 7
4.3'17
4.377

(S,DOD.OOI
(5,000.00)
(5,00D 00)
(4, 600,001
(4, 150. 001
14,300.0DI
(4, 300.001
(4,200.001
13 900.001
(3,800.001
(4, 150.001
(3,750.00)
(3,950.0D)
(3,000.001
(3,500.00)
13,200.001
(3, 050.0DI
», 650. 0 01

12,450.00)
»,550.00)
(2,200.00)
»,750.00)
(1,400.00)
(),050.001

»20.001
(40,000.00)
140,500.00)
(41, 000. 0 0)
(41,500.001
t41,500.001
(42,000.001
(42,000.00)
(42 500.00)
143,000.001
143,000.00)
14 3, 500. 0 D)
07,560.0D
07, 600. 0 0

43,770.0tl
87,400.00
43,760.0D

131, 160.00

(07, 620.0D)

(07, 620.DDI

0.000 15,200.00) 0.00
0.00
0.00
0.00
0.00
O.DO

0.00
0.00
0.00
0.00
0.00
0.00

47D.OO
0.00
0.00
0.00
0.00

2,270.00
0.00
0.00
0.00
0.00
a.oo
0.00
0.00
D.oa
n.ao
0.00

1,270.00
0.00

43,710.00
4 3, I i 0 . 0 0

43,770.00
43,770.00
43 770 00
43,770.00
43, l70.00
43,770.00
43,770.00
43, 170.00
43 770 00

107,540.00)
(07,540.00)
143.770.00)
(87,540.00)
(43, )70.00)

(131, 310. 001

4, 010. 0 0

~ , 010,00

(5, 2 00. 00)
(5,150.00)
(4 900.00)
(5,2DO.OOI
t5,)DO.ODI
(5,DDO.OO)
(5,000.00)
(5,0DO.OD)
t4, IOD.OO)
(4,15D.OO)
(4,3DO.OO)
(I, 30D.OO)
13,730.00)
13,900.00)
13,00D.OOI
14,150 00)
(3,150.00)
(1,600.00)
13,800.00)
(3,500.00)
(3,200.001
(3,050.0D)
(2 650 00)
(2,450.00)
»,550.04)
(2,200.00)
11,750.001
(1.400.00)

220.00
» 20.00)

3, )70.00
3,270.00
2, 7 )0.00
2,2)0.00
2,270.00
I, 7'I 0. 00
1,770.00
),tin.no

770.00
770.00
270.00
20.00
60.00
0.00

(14D.OO)
110. 00)

» 50.00)

103, 610.001

(03,610.00)



Pa�e: 1 JBE&GOPENPOSITIC_IS 07JOHll 17:02

Version: 603. Bulld: 6602DK Database: Zalnet Merant Prod a/o 06JUNll

SCE&G Outstandlng Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Prlce Market Price Total Cost Current Value Mark to Market

01Jt_] 0 CALL 1.O0 01JtPNI 1 5.6500 0.5000 0.0000

15JUN10 CALL 1.00 01Jt_ll 5.9000 0.5300 0.0000

29JUN10 CALL 1.00 01_lll 5.6500 0.5200 0. 0000

13JULI0 CALL 1.00 01JONI1 5.4900 0.5100 0.0000

27JUL10 CALL 1.00 01JUNI1 5.3900 0.5000 0.0000

IOAUGIO CALL 1.00 01_R111 5.0500 0.4700 0.0000

24AUGlO CALL 1.00 01JUNII 4.8000 0.4200 0.0000

07SEPI0 CALL 1.00 01Jl/tlll 4.7000 0.4300 0.0000

21SEpIO CALL 1.00 OIJ_JNII 4.6000 0.4200 0.0000

050CTI0 CALL 1.0O OIJUNII 4.4400 0.4300 0.0000

190CTI0 CALL 1.00 OlJONll 4.2500 0.3950 0.0000

02NOV10 CALl, 1.00 01JUNI1 4.2500 0.3900 0.0000

16NOVI0 CALL 1.00 01JUNII 4.1000 0.4000 0.0000

14DECI0 CALL 1.00 01JUNll 4.4000 0.4100 0,0000

280EC10 CALL 1.00 01JUNll 4.2500 0.3050 0.0C00

11JANlI CALL 1.00 01JONII 4.5000 0.3750 0.0000

25JANII CALL 1.0o 01JLR_ll 4.5500 0.3400 0.0000

08FEBII CALL 1.00 OIJUNII 4.2500 0.2950 0.0000

22FEBI1 CALL 1.00 01JUNll 4.1500 0.2100 0.0000

08HARII CALL 1.00 OlJUHII 4.0500 0.2900 0.0000

22MARl1 CALL 1.00 01JUNll 4.3500 0.2550 0.0000

05APRIl CALL 1.00 01JUNII 4.4000 0.2150 0.0000

i�APRll CALL 1.00 0101]}111 4.3000 0.1900 0.0260

03HAYII CALL 1.00 OIJ_JNII 4.6500 0.1650 0.0000

17HAY11 CALL 1.00 OIJUNII 4.1500 0.1150 0.1760

25HAY11 1.00 01JUNII 0.0000 4.0500 4,3260

25HAYII 1.00 01JUNII 0.0000 4.1000 4.3260

25MRYII 1.00 OIJUNII 0.0000 4.1500 4.3280

25HAYII 1.00 0IJUNII 0.0000 4.2500 4.3260

25PL_Yll 1.o0 OIJLW_ll 0.0000 4,2500 4.3260

25MAYll 1.00 OlOOt112 0.0000 4.2500 4.3260

25MAYll 1.00 01JUNll 0.0000 4.2500 4.3260

25HAYll 1,00 Ol JUNI 1 0.0000 4.3500 4.3260

2_4AYlI -4.00 01J_lll 0. 0000 4.3100 4.3260

26HAYll -4.00 0ij10111 0.0000 4.3200 4.3260

25.00 _01OONll

29,PJNIO CALL 1.00 OIJULll 5.8000 0.5300 0.0035

13JULIO CALL 1.0O 01JULll 5.6500 0.5100 0.0068

27JULIO CALL 1.00 01JULII 5.5200 0.5100 0.0133

10_UG10 CALL 1.00 01JULII 5.2000 0.4700 0.0450

24AUG20 CALL 1.00 01JULll 4.9000 0.4400 0.1290

07SEP10 CALL 1.00 01JULII 4.8000 0.4400 0.1740

2]SEPIO CALL 1.00 01JDLll 4.7000 0.4400 0.2300

050CTI0 CALL 1.00 01JDLll 4.5800 0.4400 0.2958

190CTIO CALL 1.00 01JULII 4.4000 0.4000 0.4530

26OCTI0 CALL 1.00 01OOhll 4.3600 0.4100 0.4964

02NOVI0 CALL 1.00 0IJULII 4.3500 0.4250 0.4960

16NOVIO CALL 1.00 OIOULII 4.2000 0.4100 0.6340

30NOVI0 CALL 1.00 0IJULII 4.3500 0.4300 0.4964

14DECIO CALL 1.00 01JULII 4,5000 0.4350 0.3700

28DECIO CALL 1.00 01JULII 4.3500 0.4050 0.4960

IIJANII CALL 1.00 01JULII 4.6000 0.4000 0.2960

25J_J411 CALL 1.00 01JULII 4.6000 0.3850 0.2960

08FEBII CALL 1.00 01JULII 4.3000 0.3500 0.5410

22FE811 CALL 1.00 01JULII 4.2000 0.2550 0.6340

01MARII CALL 1.0O 0IJULII 4.1000 0.3150 0.7300

08MARl1 CALL 1.00 0iJULII 4.1500 0.3250 0.6820

22MARl1 CALL 1.00 01JULII 4.4000 0.3350 0.4530

05APRIl CALL 1.00 0IJULI1 4.4500 0.2950 0.4110

19APR21 CALL 1.00 0IJULII 4.3500 0.2750 0.4964

03MAYI1 CALL 1.00 03JULII 4.7500 0,2500 0.2010

17HAYII CALL 1.00 01JOLll 4.2500 0.2550 0.5874

31MAY11 CALL 1.00 01JUL]I 4.6500 0.1900 0.2618

27.00 _01JOLII

03AUGI0 CALL 1.00 01AUGII 5.6000 0.5100 0.0510

(5,000.00) 0.00 {5,000.00)

(5,300.00} 0.00 {5,300.00)

[5,200.00) 0.00 {5,200.00)

(5,100.00) 0.00 {5,100.00)

[5,000.007 O.00 [5,000.00)

[4,700.007 O.O0 [4,700.00)

{4,200.00) 0.00 (4,200.00)

(4,300.00) 0.00 {4,300.00}

(4,200.00) 0.00 [4,200.00)

{4,300.007 0.00 (4,300.007

(3,950.00) 0.00 (3,950.00)

(3,900.00) 0.00 (3,900.007

(4,000.00} 0.00 (4,000.00)

(4,100.00] 0.00 (4,100.007

[3,050.00] 0.00 [3,850.001

[3,750.00) 0.00 (3,750.007

[3,400.00) 0.00 (3,400.00}

[2,950.00) 0.00 [2,950.007

(2,100.00) 0.00 {2,100.00)

(2,900.00) 0.00 (2,900.00)

(2,550.007 0.00 (2,550.007

(2,150.007 0.00 {2,150.007

(1,900.00) 260.00 {1,640.00}

(1,650.00) 0.00 [1,650.007

(I,150.00] 1,760.00 610.00

(40n500.00} 43,260.00 2,760.00

(41,000.00) 43,260.00 2,260,00

{41,500.00) 43,280.00 1,760.00

(42,500.00) 43,260.00 760.00

(42,500.007 43,260.00 760.00

(42,500.00) 43,260.00 760.00

(42,500.00) 43,260.00 760.00

[43,500.00) 43,260.00 (240.00)

172,400.00 {173,040.00} (640.00)

172,800.00 (173,040.00) (240.007

(02,900.00) 2,020.00 {80,800.00)

(5,300.00) 35.00 (5,265.00)

(5,100.007 60.00 (5,032.007

(5,]00.00) 133.00 [4,967.00}

(4,700.00) 450.00 (4,250.00)

(4,400.007 1,290.00 [3,110.007

(4,400.00) 1,740.00 (2,660.00)

(4,400.00) 2,300.00 (2,100.00)

(4,400.00} 2,958.00 (1,442.00)

(4,000.O0) 4,530.00 530.00

(4,100.007 4,964.00 864.00

(4,150.007 4,980.00 810.00

(4,100.00) 6,340.00 2,240.00

(4,300.00) 4,964.00 664,00

{4,350.007 3,700.00 {650.00)

[4,050.00) 4,960.00 910.00

(4,000.00) 2,960.00 (I,040.00)

(3,850.007 2,960.00 (890.00)

[3,500.00} 5,410.00 1,910.00

(2,550.007 6,340.00 3s790.00

(3,150.00} 7,300.00 4,150.00

(3,250.00) 6,820.00 3,570.00

(3,350.00) 4,530.00 1,280.00

(2,950.00) 4,110.00 1,160.00

{2,750.00) 4,964.00 2,224.00

(2,500.00) 2,010.00 (490.00)

{2,550.00) 5,874.00 3,324.00

(1,900.00} 2,618.00 710.00

(103,150.00) 99,208.00 (3,862.00)

{5,100.00) 510.00 [4,590.00)
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SCEI,G &Nt t dl 0 Po itlo

0 D t PUT/CALI LOTS N*thSt I P*l TdePIBNktP'Tot*ltot H k t N*l t

0) JVU I 0
ISJUNI0
29JUUIG
13JULIO
2)JVLIO
I DAUGIO

24AUGIO

D78EPIG
2)SEPID
05OCTID

19CCTID
02UOYID
16t)0810
141)EC)0
20OECIO
!!JAN)1
25JANII
OSFEBII
22FEB)1
OBHAH(1

22HI)All
05APAII
19APH11
03HAYII
I THAT&1

25)UIYI&

25HAYII
2 SIII I Y I I

25HAYII
25HAYI)
2 5HI)Y I I
25NAY(1
2 5NAY I I
2 6NAY I I

2 6NAY I I

CALI

CALL

CALL

CA L!.

CALL

CALL

CALL

CALL

CALL

CALL

CILL
CAI.I.

CALL

CALL

CALL

CAIL
CALL
CALL

CALI

CALL

CAI,L

CALI

CALL

CAI L

CA) L

1.00
I.DD
).00
1.00
1.00
1.00
1.00
1.00
I.DO
1. 00
1.00
1.00
1.00
1.00
1.00
) . OD

I.DO
1.00
1. Do

1.00
1. 00
1,00
1,00
1.00
1.00
1.00
1.00
1.00
1.00
I.M
I . 00
1.00
1. DD

-4. 00
-4.00

01 Jlol I I
0) JUN)1
01 JN(11
DIJUUII
DIJUUII
0 I JIIII I I
OIJUHII
01 JNI)1
0)JUN)1
01 JUNI I
SIJUNII
DI JUN) I

01 JUN I I

01JUH11
OIJUNII
DIJUUII
DIJUNII
0) JU 11

01 JUN I &

01 JUt(11
0 1 J&P) I I
01 JUN) \
0)JUN)I
0 I JUN I I
OI JUN))
0! JUN)1
0)JUNI I

DIM)VI I

0! JUHII
01 JUtlil
DIJUUII
0)JUU&l
01 JIUII &

01 JUUII
0 I JUN) I

5. 6500
5. 9000
5.6500
5.4900
5.3900
5.0500
4.000D
4.1000
4.6000
4.4400
4.2500
4.7500
4.10DO
4 F 000
4.2500
4,5000
4.5500
4.2500
4.1500
4.0500

3500
4.4DOO
4.30DO
4.6500
4.1500
O.ODOO

0.0000
0.0000
0.0000
0.0000
0.0000
D.DODO

O.DODO

0.0000
O.ODOO

0.50DD
0.5300
0.5200
0.5100
O 5000
0,470D
0.4200
0.4300
0.4200
0.4300
0.3950
0.3900
0.4000
0.4!DO
0 3050
0.1750
0.3400
0.2950
0.2100
0.2900
0.2550
0.2150
0.)800
0.1650
0.115D
4.0500
~ .1000
4.1500
4.2500
4.2500
4.2500
4.2500
4. 350&)

4.3100
4.3200

0.0000
D.DODO

0.0000
O,GOOD

0.0000
0.0000
0.0000
0.0000
O.DODO

O.GOOD

0.0000
0.0000
O.DOOB

0.0000
0.0000
D.OOOO

0.0000
D.ODOO

0.0000
D.ODOO

0 0000
0.0000
0.0260
0.0000
0.1760
4,3260
4.3260
4.3260
4. 1260
4.3260
4.3260
4.3260
4.3260
4.7260
4.3260

(5.000.00)
(5, 300.DO)
15,200.00)
(5, 100.00)
(5,000.00)
( ~ ,700.00)
14,200.00)
(4,3&)0 00)
14, 200. 001
(4,300 001
(3,950.001
(3,900.00)
(4,00D.OO)
(4, 100. 00)
(3,050.00)
(3,750.00)
(3,400.00)
(2.950.001
(2, 100.001
(2,900.00)
(2,550.00)
(2, I 50 . 0 0)
t1,900.00)
I I. 650. M)
(1,15D.OOI

(40,500.00)
(41,000. DD)

(41 '00.0D)
142, SOD.OO)

(42,500.001
(42,500.00)
(42,500.001
(43,50D.OO)
172,40D.OO
172,000.00

O.OD

0.00
0. 00
0 00
0. 00
0.00
0.00
0. 00
0. 00
0.00
0.00
0.00
0.00
0.00
O.DO

0.00
D.OO

0.00
0.00
0.00
0.00
0.00

260.00
0.00

1,760.00
43,260.00
43,260.00
43,260.00
43.160.GB
43.260.00
43,260.00
43,260.00
43,260.00

tl'13,040.00)
(113,040.00)

&5,000.001
15. 300.00)
(5.200.00)
IS,100.00)
15,000.001
(4,700.00)
(4,200.00&
(4 300 Do)
14,200.0DI
(4,300.DB)
13,950.00)
(3,9DO.OO)
(4,000.001
(4,100.00)
(3, 050.00)
(3,750.00)
(3,400 001
(2,950.001
(2, 100.001
(2,900 001
(2.550.001
(2, 150.00)
11,640.00)
11, 650. 00)

610. 00
2, 760.DO
2, 260. 0 0

I, 760. 00
I 60. 0 0

760.00
760.00
760.00

(240.00)
&640.00)
(240.00)

29,fol)10
13JVL)0
2)JUL!0
)OAUGID

24AUGI0
DISCOID
2)SEP)0
05CCTI0
19GCTIO
26GCtl0
02NOYIO
IONOYIO

30NOYIO
14DECIO
20UECIO

&IJAI&ll
25JAI411
OBFEB)l
22FES)!
0(NAA)1
OSHAA11

22t&AUII

OM)PA!I
19API&11

03NAYII
17NAYI)
IIHI)YII

CALL

CALL

CALL

CAIL
CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAI.L

CALL

CALL

CAIL
CALL

CALL

CALL

CALL

CALL

CALL

DIJULII
OIJULII
OIJUl.ll
DIJULI)
OIJULII
Dl JULII
DIJULII
DIJULII
DIJULII
DIJVLII
OIJULII
0 I JUL I 1

OIJULII
DIJUL)1
OIJUL)l
OIJULII
DIJULII
OIJULI(
UIJIILII
OIJVLII
OIJULII
&IIJULII
DIJUI,II
DIJU(.tl
D&JUL)1
OIJUI.II
01 Ul,l I

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
I.OD
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

25.00 'DIJVNII

5.00DD
5.6500
5 52UO

5.2000
4,9000
4 BOUU

4.1000
4.5800
4.4000
4.3600
4.3500
4.2000
4.3500
4,5000
4.3500
4.6000
4.6000
4.3000
4.2000
4. 1000
4.1500
4.4000
4.4500
4.3500
4.7500
4.2500
4.6500

0.5300
0.5100
0. 5(00
0.4700
0.44GO
0.4400
0.44DO
0.4400
0 4000
0.4100
0.4150
0.4100
0.4300
0.4351)
0.4050
0.4040
0.3850
0. 150 0

0.2550
0. 315D
0.3250
0.3350
0.2950
0.2750
D.2500
0.2550
0.1900

0.0035
O.OOSS
&1.0133

0.0450
0.1290
0.1740
0.2300
0.2950
0.4530
0. ~ 964
0.4960
0.6340
0.4964
0.3'100
0.4960
D.2960
0.2960
0.541D
0.6340
0.730D
0.6020
0.4530
0.4110
0.4964
0.2010
0.5874
0.2610

(82,900.00)

(5,30D.OOI
(5,100.0tU
(5,100.001
(4,700.0D)
(4,400.001
(4,40D.DOI
14,40D.DDI
(4,40D.OO)
(4,00D.OO)
14, 100.001
(4,150.001
M,100.00)
t4,300.00)
14,350.00)
(4 050 00)
(4,000.001
(3,850.001
f3, Mo.oo)
(2,550.001
(3,150.0D)
(3,250.00)
(3,350.00)
(2 950.0DI
(2,750.00)
(2,500.00)
12,550.0D)
(1,9DO.ODI

2, 020.00

35.00
Se.oo

133.0D
(SO.OO

1,290.00
1,7(O.DO
2,300.00
2,958.00
4,530.00
4,964.00
4, 960.00
6,340.00
4,964.00
3,700.00
4,960.00
2,960.00
2 960 00
5,410.00
6,340.00
7,300.00
6,020.00
4,530.DO
4, 1)O.DD
4,964.00
2,010.00
5,874.00
2,610.0D

100,000.001

(5,265.00)
(5, 032.00)
14,967.00)
tt,250.00)
(3.110.001
12, 660.DO)
12,100.00)
11,442.DOI

530.00
BW.DO
010.00

2,240.00
664,00

(650.001
910.00

(1,040.001
(SSO.OOt

1,91D.OO
7,790.00
4, 150.00
3, 570. 00
I, 100.00
I, 160. 00

2, 2 I 4 . 00
(490.00)

3,324.M
118.00

03AUGIO CALL

27.00 '0130LII

!.OO OIAVOII 5.6000 0.5100 0.051D

1103,150.UO)

(5, 100.00)

99,200.00

510.00

13, fl62. 001

14,590.00)



Page: 2 JBE&GOPENPOSITIONS 07JUNI! 17:02

Version: 603, Build: 6602DK Database: 2ainet_Merant Prod a/o 06JU]Jll

SCE&G Outstanding Positions

Trade Date FUT/CALL I_TS Month Strike Price Trade Price HarkeL Price Total Cost Corrent Value Mark to Market

]7AUGIO CALL 1.00 01AUGII 5.2500 0.4500 0.1120

31AOGlO CALL 1.00 01AUGI1 5.0500 0.4450 0.1700

14SEPIO CALL 1.00 0IAUGI1 4.9500 0.4550 0.2070

28SEPI0 CALL 1.00 O1AUGI1 4.9000 0.4000 0.2280

120CT10 CALL 1.00 01AUGJl 4.7000 0.4400 0.3296

190CT]O CALL 1.00 0IAUGII 4.5000 0.4150 0.4580

260CTI0 CALL 1.00 OIAUGI1 4.4500 0.4200 0.4937

09NOV10 CALL 1.00 01AUGll 4.5500 0.4400 0.4230

2311OVI0 CALL 1.00 0IAUG]I 4.7000 0.4300 0.3300

07DECIO CALL 1.00 OIAUGII 4.7000 0.4300 0.3300

21DEC10 CALL 1.00 O1AUGll 4.5000 0.4200 0.4580

04JA]|I] CALL 1.00 01AUG]I 4.7500 0.4700 0.30]6

10JAN11 CALL 1.00 O1AUGI1 4.7000 0.3700 0.3300

25JAN11 CALL 1.00 01AUGJl 4.6500 0.4150 0.3590

01[_911 CALl, 1.00 0IAUGll 4.5500 0.4100 0.4230

15_811 CALL 1.00 01AUG11 4.2000 0.3700 0.6930

OII'_RII CALL 1.00 01AUGII 4.1500 0.3500 0.7370

15MAR11 CALL 1.00 0]AUGII 4.2000 0.3600 0.6930

29MARl1 CALL 1.00 OIAUGII 4. 5500 0.3500 0.4230

12APRIl CALL 1.00 OIAUGll 4.3000 0.3100 0.6100

19APRIl CALL 1.00 0IAUG]I 4.4000 0.3300 0.5310

26APR13 CALL 1.0o 0IAUGll 4.6000 0.3100 0.3910

10HAY]] CALL 1.00 01AUG[1 4.3000 0.2980 0.6098

24MAY11 CALL 1.00 0IAUG]] 4.4000 0.2700 0.53]0

25.00 *0IAUGII

31AUGI0 CALL 1.00 01SEP]I 5.2000 0.4500 0.2010

14SEPt0 CALL 1.00 O]SEPll 5.1000 0.4600 0.2330

28SEPI0 CALL 1.00 01SEPII 5.0000 0.4200 0.2700

12OCT10 CALL 1.00 OISEPll 4,8500 0.4400 0.3339

260CT10 CALL 1.00 0ISEPII 4.6500 0.4200 0.4393

09NOVI0 CALL 1.00 01SEPII 4.7000 0.4400 0.4110

23NO710 CALL 1.oo 0ISEPII 4.0000 0.4500 0.3580

07DECI0 CALL 1.00 01SEPII 4.8000 0.4500 0.3580

21DECI0 CALL 1.00 01SEPll 4.6000 0.4300 0.4690

28DEC10 CALL 1.0o OISEPII 4.6000 0.4200 0.4690

04OAl#ll CALL 1.00 01SEPII 4.9000 0.4700 0.3114

ISJANII CALL 1.00 01SEPII 4.7000 0.4350 0.4110

0IFEBII CALL 1.00 01SEFII 4.6500 0.4200 0.4390

15FEBll CALL 1.00 01SEPII 4.2000 0.4200 0.7480

01NARII CALL 1.00 0ISEPII 4.2000 0.3750 0.7480

15MARII CALL 1.00 OISEPI1 4.2500 0.4000 0.7090

29._II CALL 1.00 OISEPII 4.6000 0.3700 0.4690

12APRIl CALL 1.00 01SEPII 4.3000 0.3650 0.6710

26APRIl CALL 1.00 OISEPI1 4.6000 0.3800 0.4690

03HAYII CALL 1.00 01SEPII 4.8000 0.3900 0.3580

10.MAYII CALL 1.00 01SEPII 4.3000 0.3680 0.6712

24HAYI1 CALL 1.00 01SEPII 4.4500 0.3400 0.5650

22.00 "01SEPll

05OCTI0 CALL 1.00 01oc¢Ii 5.1400 0.4500 0.2981

19OCT10 CALL 1.00 01OCTII 4.9500 0.4300 0.3760

02NOV[0 CALL 1.00 01OCYII 4.9500 0.4000 0.3760

16NOVlO CALL I.O0 01OCTII 4.7000 0.4300 0.4970

30NOVIO CALL 1.00 01CCTll 4.9000 0.4400 0.3972

14DECI0 CALL 1.00 01OCTll 4.9500 0.4350 0.3760

28DECIO CALL 1.00 O|OC_]] 4.8000 0.4300 0.4450

]IJA_]I CALL 1.00 O|OCY]I 4.9500 0.4450 0.3760

25JANII CALL 1.00 OIOCTII 4.0000 0.4700 0.4450

08FEBII CALL 1.00 01OCT]I 4.5500 0.4300 0.5830

22FEBll CALL 1.00 01OCTII 4.3000 0.3050 0.7460

00MARl1 CALL 1.00 01OCT11 4.3000 0.4200 0.7460

2214ARll CALL 1.00 010CT]I 4.6000 0.4400 0.5530

05APRIl CALL 1.00 01OCT]I 4.6000 0.4400 0.5530

19APRIl CALL 1.00 01OCT31 4.4500 0.4400 0.6451

03HAYII CALL ].00 0IOCTII 4.8500 0.4500 0.4210

17MAYII CALL 1.00 010CT]] 4.3500 0.4075 0.7114

(4,500.00| 1,[20.00 43,380.00)

44,450.00) 1,700.00 (2,750.00]

(4,550.00) 2,070.00 42,400.00}

44,000.00) 2,200.00 4],720.00)

44,400.00) 3,296.00 (1,104.00)

44,150.00| 4,580.00 430.00

44,200.001 4,937.00 737.00

(4,400.00) 4,230.00 (170.00)

44,300.00) 3,300.00 (I,000.00)

(4,300.00) 3,300.00 4],000.00)

44,200.00) 4,580.00 380.00

(4,700.00) 3,016.00 (1,684.00)

(3,700.00} 3,300.00 4400.00)

(4,150.00) 3,590.00 (560.00)

(4,]00.00) 4,230.00 130.00

43,700.00} 6,930.00 3,230.00

43,500.00) 7,370.00 3,870.00

43,600.00| 6,930.00 3e330.00

(3,500.00) 4,230.00 730.00

43,100.00) 6,100.00 3,000.00

{3,300.00) 5,3]0.00 2,010.00

(3,100.00) 3,910.00 810.00

(2,980.00} 6,1)98.00 3,118.00

(2,700.00} 5,310.00 2,610.00

[98,680.00) 102,227.00 3,547.00

(4,500.00) 2,0]0.00 (2,490.00}

44,600.00) 2,330.00 (2,270.00)

(4,200.00) 2,700.00 [1,500.00)

(4,400.00) 3,339.00 (1,061.00)

(4,200.00) 4,393.00 193.00

(4,400.00) 4,310.00 4290.00]

(4,500.00) 3,580.00 (920.00)

44,500.00) 3,580.00 (920.00)

(4,300.00) 4,690.00 390.00

44,200.00) 4,690.00 490.00

{4,700.00) 3,114.00 41,506.00)

(4,350.00) 4,]10.00 4240.00)

(4,200.00) 4,390.00 190.00

44,200.00) 7,400.00 3,280.00

(3,750.00) 7,480.00 3,730.00

44,000.00) 7,090.00 3,090.00

43,700.00) 4,690.00 990.00

(3,650.00) 6,710.00 3,060.00

43,800.00) 4,690.00 890.00

(3,900.00] 3,500.00 (320.00)

(3,680.00) 6,712.00 3,032.00

{3,400.00) 5,650.00 2,250.00

491,130.00) 101,118.00 9,908.00

(4,500.00) 2,901.00 (I,519.00}

(4,300.00) 3,760.00 (540.00)

44,000.00) 3,760.00 [240.00)

44,300.00) 4,970.00 670.00

(4,400.00) 3,972.00 [428.00)

44,350.00) 3,760.00 [590.00)

44,300.00) 4,450.00 150.00

(4,450.00) 3,760.00 4690.00)

(4,700.00] 4,450.00 4250.00)

(4,300.00) 5,830.00 1,530.00

43,850.00) 7,460.00 3,610.00

44,200.00) 7,460.00 3,260.00

44,400.00) 5,530.00 1,130.00

44,400.00) 5,530.00 1,130.00

{4,400.00} 6,451.00 2,051.00

(4,500.00} 4,210.00 4290.00}

(4,075.00) 7, I14.00 3,039.00
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17AUGIO
31AUGIO

14SEPIO
?GSLP)0
120CTIO
190CTIO
260CTIO
0 91(OV 1 0
231)OVID

070KCID
210ECIO
D 4 JM( I \
18JANII
25JM)ll
01 IF 811
lstVBII
OIW Rl1
)SHAH I I

29HAAII
1?APRI I
19APR)1
?6APRII
IOHAYII
24HI)Y11

CALL

CALt
CALL
CALL

CALL

CAIL
CALL

CALL

CAIL
CALL

CALI

CALL

Cht.i.
CALL

CA(I
CALL

CI)LL

CALL

CALL

CALL

CALL

CALI

CALI.

CALL

I.. II 0

1.00
1.00
1.00
1.00
1.00
I . 00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1. 00
1.00
1.00
1.00
I . OD

1.00
1.00
1.00
1.00

DIAUGI I
0)AUO)1
0)AUG)I
0IAUGI I

OWUG)1

0)AUGII
OIAUGI!
OIAUGI)
0)AUG)I
oihuetj
OIAUGI)
OIAUGII
OIAUGI I
0 I lit(G I 1

0 )AUG)I

0IAUGI I
GIAUGII
OIAUGII
OIAUG)1
0)AUG)I
011)UGI I
OIAII 11

OIAUGI I

DIAUG)l

5.2500
5.0540
4.9500
4.9000
4.700D
4.5000
4.4500
(.ssoo
4.700D
4.(000
4.5000
4.7500
~ .70DO
4.6500
4.5500
4.2000
4.1500
4.2000
4.5500
4.3000
4.4000
4.6000
4.3000
4.4000

0, 4500
0. 4450
0.4550
0.40DO
0.4400
0.4150
0.4200
0.440D
0.4300
0.4300
0.420D
0.4700
0.3700
0.4150
0.410D
0.37DO
0.3500
0.3600
0.7500
0.3100
0.3300
0,3100
0.2980
0.2700

0.1120
0.1700
0.2070
0.2280
0.3296
0.4580
0.4937
0.4230
0.3300
D.3300
0.45SU
0 3DI6
0.3300
0.3590
0.4230
D.6930
0.7370
0.6930
0.4230
0.6100
0. 531D
0. 3910
0. 6098
0.5310

(4,500.00)
(4,450.001
14,550.00t
14, 000.00)
(4,400.001
(4, 150.001
14,200.001
14,40D.OO)
(4,300.001
(4,300.00)
W.200.0D)
14,700.00)
13,70D.00)
(4.150.00)
t4,100.00)
(3, 700.00)
(3,500.00)
(3,6DO.OOI
(3, DDO. 001

(3, 100.00)
tS,JOO.OD(
13,100.00)
12, 980.00)
(2,700.001

I, 12D. 00
I, ')00. 00
2, 070. 00
2,280.0D
3.296.00
4,580.00
4,931.00
4,230.00
3, H)0.80
3,300.00
4,580.00
3, 016. OD

3,300.00
7, 590. 00
4,230.0tl
6.930.0D
7,')70.00
6,930.00
4,230.00
6MIOO-00

5, 31 0. 00
3, 9 t 0. 00
6, t)98.00
5,310.00

(3,380.001
(2,750.001
(2,480.00)
f),720.001
(I, 104.001

430.00
737.0D

(I')0.001
(1,008.00)
(1,000.00)

38(I.OO
(1,684.00)

W 00.00)
(560.00)
130.00

3,230.00
3,870.00
3 33D.OD

I)0.00
3,000.00
2,010.00

810.DO
3, 118.DO
2,6)0.00

25 OD OIAUGII 198, 680.00) 102,227.00 3,347.00

31AUGI0
145K?ID
28SEPIO
1200710
260C?10
D9HOVIO

23NOVIO
D)DEC)0
21UEC)0
2 80FC)D
D4JM(11
ISJA)lll
0)FEB) I

15ITS11
01HA)tll
15NA(tl1
29NM(1)
12AFAI)
26AY(tl1
0'!HAY) 1

IOW)Y(l
2 4 HA Y I I

CALL

CALL

CALL

CA(.I

CAI.L
CALL

CALL

CALL

CALI
CAIL
CALL

CALL

CAIL
CALI

CALL

CAIL

CALL

CAI.L

CA I 5
CAI.L

CALL

CAI.L

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
I.OD
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

0156)'ll
OISEPII
DISEPII
0)6EPI I

019EPII
OISEPII
OISEPII
D)9EPII
OISEPII
D15EFII
DIKE?11
DISEPII
D15EFI I

OISE?11
DIKEPI I

DISEPII
OISEPII
DISEPII
015KPI I

DWE?11
OISFP)i
0)SEPII

5.2000
5.1000
5.00DO
4.()500
4.6500
4.70DO
(.eooo
(.eooo
4.6000
4.6000
4.9000
4.7000
4.6500
4.2000
4.2000
4.2500
4.6000
4.3000
4.6000
4.8000
4 3000
4.4500

0.4500
0.4600
0.4200
0.4400
0.4200
0.4400
0.4500
0.4SOO
0.4300
0.4200
0.4700
0.4350
0.4200
0.4200
0.3750
0.4008
0.3700
0.3650
0.3800
0.390D
0.3680
0.3400

0.?010
0.2330
0.2700
0.3339
0.4393
0.4110
0.358A
0.3580
0.4690
0.4690
0.3114
0.4110
0.4390
0.7480
0.7480
0.7090
0.4690
0.6710
0.4690
0.3580
0.6712
D.5650

f ~ ,500.00)
(4,(OO.UO)
(4,200.00)
I ~ ,400.00)
I(,200.001
14,400.00)
(4,500.001
(4,500.00)
14.300.00)
t4,200.DOI
(4,700.00)
(4,350.00)
(4,200.00)
(4,200.00)
(3,750.001
(4,000.00)
(3,700.00)
(3,650.0O)
(3,800.001
I3, 900. 00)
(3,680.00)
(3,400.00)

2 0)0.00
2.')30.00
2, IDO.OO

3,'139.00
4,:193.00
4,)10.00
3,58().00
3,'.80.00
4,690.00
4,690.00
3,114.00
4,110.00
4,39D.OG
7,480.00
7, l80.00
7,090.00
4,690.00
6, 'I 1 0 . 0 0

4, 690. DD

3. 580. DO

6,')12.0D
s,h)U.OO

(2, 490. 00)
t2, 2 7 0 . 0 0 I

(1,50D.OO)
( I, 061 . 00)

193.00
1290.DOI
(920.001
1920.00)
390.00
490.00

(1.566.0D)
(240.00)
190.0D

3,280.0D
3,')30.00
3,090.0D

990.00
3,060.00

eeo.oo
(320.00)

3,032.00
2,250.00

22.00 'OISEPII (91,130.001 101, 118. 00 9,988.00

WOCYIO

190CTIO
02HOVIO
16NOVIO

30NOVIO

140EC)0
2806010
I) Jh)tl I
25JAHI I
DBFEBll
?2FFRI I

DSHhltl I
2 2HAR I I
05APA 11

19APltll
03HMII
l?W)711

CALL

Citl 5
CALL

CALL

CALL

CALL

CAIJ.

CALL

CA) I,

CALL

I'Ai.l.

CALL

CALI.

CA Ll,
CALI

ChLL
Ch LI.

I 00
1.00
1.00
1.00
1.00
I . OD

1. 00
) . OD

I . DD

1. 00
).00
1.00
I . 00
1.00
1.00
I.DO
).00

0)OCtl1
OIGC(ll
OICCTll
0100711
DICE ll
DICCtl1
0)OCT)I
0)OC 7' I

Olot ll
OIOC li
0)OCT)l
OIOCYII
OIOCYII
OIOCTII
010C 11
OIOCTII
OIGCT)1

5. 1400
4.9500
4.9500
4.7000
4.9000
4.9500
4.8000
1.9500
4.8000
4.5500
4.3000
4.3000
4.60DO
4 6000
4.45DO
4.850D
4.3500

0.4500
0.4300
0.4000
0.43DO
0.4400
0.4350
0.4300
0.4450
0.4700
0.43DO
0.3850
0.4200
0.4400
0.4400
0.4400
0.4500
0.4075

0.29(tl
0.3760
0.3760
0.4970
0. 39 12

0. 376D
D.445D
0.3160
0. 4 4 50
O.DS3D
0. 7 4 6D

0.7460
0.5530
t). 5530
0.6451
D.4210
D.7114

W,500.0D)
(4,300.001
(4,000.001
(4,300.001
( ~ ,400.001
(4,35D.OOI
(4.300.00)
(4,450.00)
(4,700.001
(4,300.001
t),VSO.UO)
(4,200.00)
(4,400.00)
14,400.00)
(4,400.00)
(4,500,001
(4, 075.00)

2,)SI.OD
3,7*D.OD
3, )60.00
4,970.00
3,872.00
3,760.00
4,450.00
3, l60.00
4,450.00
5,830.00
7,460.00
7,460.00
5.530.00
5,130.00
6.(SI.OO
4,210.00
7,114.00

(1,519 00)
(540.00)
(240.001
670.00

1428.00)
159D.OO)
15D.OD

1690.00)
(250.DO)

I, 530.0D
3, 610.0D
3,260.00
1,130.0D
1,130.00
?,051.00

(290.00)
3,039 00
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Trade Date PUT/CALL I,OTS Month Strike Price Trade Price Market Price Total Cost Cur,ent Value Mark to Market

31HAYlt CALL 1.00 OlOCTll 4.7000 0.4300 0.4973 (4,300.00) 4,973_00 673_00

10.OO 'OIOCT]I

02NOVI0 CALL t.00 0]NOVII 5.0500 0.4500 0.3950

09NOVI0 CALL 1.00 01NOVII 5.1000 0.4600 0.3750

23HOV10 CALL 1.00 01NOVlt 5.2500 0.4500 0.3180

301IOVIO CALL 1.00 01NOV]I 5.0300 0.4700 0.3953

14DECI0 CALL 1.00 0INOVll 5.1000 0.4550 0.3750

2IDECI0 CALL 1.00 01NOVll 5.0000 0.4500 0.4]70

04JANll CALL 1.00 0INOVII 5.2000 0.5000 0.3358

IIJANII CALL 1.00 01NOV11 5.1000 0.4650 0.3750

25JAN11 CALL 1.00 OINOVII 4.9500 0.4800 0.4400

011_011 CALL 1.00 01NOVI1 4.9000 0.4550 0.4650

15FEBI1 CALL 1.00 01NOVIt 4.5500 0.4300 0.8620

22FE811 CALL 1.00 0]NOVll 4.4580 0.4050 0.7270

08MARII CALL 1.00 OINOVII 4.5000 0.4200 0.6940

ISMARI1 CALL 1.00 01IKOVll 4.6000 0.4300 0.6310

29._R11 CALL 1.00 O1NOVI1 4,8500 0.4600 0.4900

05APRIl CALL 1.00 01NOVI1 4.7500 0.4700 0.5430

19APRIl CALL 1.00 01NOVI1 4.6000 0.4600 0.6306

26APR11 CALL 1.00 0|_1OVl1 4.8000 0.4500 0.5160

10HAYII CALL 1.00 0INOVII 4.5500 0.4230 0.6617

17HAY11 CALL 1.00 OINOVll 4.5500 0.4100 0.6617

3IMAYII CALL 1.0o OINOVI] 4.8500 0.4400 0.4898

21.00 *01NOVll

30NOVIO CALL 2.00 01DECII 5.2500 0.5000 0.4047

07DECtO CALL 1.00 0]DECII 5.4500 0.4900 0.3290

]4DECIO CALL 1.00 01DEC]I 5.3000 0.4850 0.3850

2IDECI0 CALL 1.00 01DECll 5.2500 0.4600 0.4050

280ECI0 CALL 2.00 01DECll 5.1500 0.4850 0.4490

04JANII CALL I.O0 01DEC11 5.4000 0.5200 0.3468

IIJA_]11 CALL 1.00 01DECll 5.3000 0.4850 0.3850

18JA_lll CALL 1.00 01DECll 5.2000 0.4900 0.4260

25JANII CALL 1.00 OIDECII 5.1500 0.5100 0.4490

01FEBI] CALL 2.00 01DECII 5.1000 0.4750 0.4730

08FEBI1 CALL 1.O0 OIDECII 4.9500 0.4650 0.5510

15FEBII CALL 1.00 0]DECII 4.8000 0.4300 0.6370

22FEB11 CALL 1.00 0IDECll 4.7000 0.4150 0.6990

OIMAR|I CALL 1.00 O1DEC11 4.8000 0.4200 0.6370

08HARI1 CALL 2.00 0IDECll 4.7000 0.4600 0.6990

15HARll CALL 1.00 01DEC11 4.9000 0.4350 0.5790

22MARl1 CALL i.O0 OIDECII 4.9500 0.4900 0.5510

29MARll CALL 1.00 0IDECll 5.1000 0.4700 0.4730

05APRIl CALL 1.00 01DECIX 5.0000 0.4850 0.5240

12APRIl CALL 2.00 01DECll 4.8000 0.4500 0.6370

19APRIl CALL 1.00 OIDECII 4.9000 0.4400 0.5784

26APRIl CALL 1.00 01DECll 5.0000 0.4750 0.5240

03MAYII CALL ].00 0IDECII 5.2000 O.4750 0.4260

IOFL_YI1 CALL 1.0o O1DECll 4.8000 0.4280 0.6367

17MAYIl CALL 2.00 O1DECll 4.7500 0.4400 0.6673

24MAYIl CALL 1.00 01DECll 4.8000 0.4800 0.6370

31NAY11 CALL 1.00 OIDECI1 5.0500 0.4800 0.4980

33.00 _0IDECll

28DEC10 CALL 1.00 01JANI2 5.3500 0.4950 0.4390

04JAN]I CALL 1.oo 0IJANI2 5.6000 0.5300 0.3465

110_31tl CALL 1.00 01JANI2 5.5000 0.4900 0.3810

18JA_;ll CALl, 1.00 01JANI2 5.3500 0.5100 0.4390

25JANII CALL 2.00 O1JANI2 5.3000 0.5200 0.4600

01FEBll CALL 1.00 01ON_12 5.2500 0.4900 0.4820

08FEBII CALL 1.00 01JANI2 5.1500 0.4550 0.5300

15FEel1 CALL 1.00 01_12 4.9000 0.4600 0.6660

22FEB13 CALL 1.00 OIJAN12 4.8000 0.4550 0.7270

OINARll CALL 2.00 O1JAN12 4.9500 0.4500 0,6370

08HARI1 CALL 1.00 01JP3_12 4.9000 0.4700 0.6660

(77,725.08) 90,421.00 12,696.00

(4,500.00) 3,950.00 (550.00)

(4,800.00) 3,750.00 (850.00)

(4,500.00) 3,180.00 (1,320.00)

(4,700.00) 3,953.00 [747.00)

(4,550.00) 3,750.00 [800.00)

(4,500.00) 4,170.00 (330.00)

(5,000o00) 3,358.00 (1,642.00)

(4,650.00) 3,750.00 (900.00)

(4,800.00) 4,400.00 (400.00)

{4,550.00) 4,650.00 100.00

(4,300.00] 6,620.00 2,320.00

(4,050.00) 7,270.00 3,220.00

[4,200.00) 6,940.00 2,740.00

(4,300.00) 6,310.00 2,010.00

[4,600.00) 4,900.00 300.00

(4,700.00) 5,430.00 730.00

(4,600.00) 6,306.00 1,706.00

(4,500.00) 5,160.00 660.00

(4,230.00) 6,617.00 2,387.00

(4,100.00) 6,617.00 2,517.00

(4,400.00) 4,898.00 498.00

(94,330.00) 105,979.00 11,649.00

(10,000.00) 8,094.00 (I,906.00)

(4,900.00) 3,290.00 (1,610.00)

(4,850.00) 3,850.00 (1,000.00)

(4,600.00) 4,050.00 (550.00)

(9,700.00) 8,980.00 (720.O0)

(5,200.00) 3,468.00 (],732.00}

(4,850.00) 3,850.00 (1,000.00)

(4,900.00) 4,260.00 (640.00)

(5,[00.00) 4,490.00 (610.00]

(9,500.00) 9,460.00 (40.00)

(4,650.00) 5,510.O0 860.00

(4,300.00) 6,370.00 2,070.00

(4,150.00) 6,990.00 2,840.00

(4,200.00) 6,370.00 2,170.00

(9,200.00) 13,980.00 4,780.00

(4,350.00) 5,790.00 1,440.00

(4,900.00) 5,510.00 6]0.00

{4,700.00) 4,730.00 30.00

(4,850.00) 5,240.00 390.00

(9,000.00) 12,740.00 3,740.00

(4,400.00) 5,784.08 ls384.00

(4,750.00) 5,240.00 490.00

(4,750.00) 4,260.00 (490.00)

(4,280.00) 6,367.00 2,007.00

(8,800.00) 13,346.00 4,546.00

(4,800.00) 6,370.00 1,570.00

(4,800,00) 4,980.00 100.00

(154,480.00) 173,369.00 18,889.00

(4,950.00) 4,390.00 (560.00)

(5,300.00) 3,465.00 (1,035.O0)

(4,900.00) 3,810.00 (I,090.00)

(5,100.00) 4,390.00 (710.00)

(10,400.00) 9,200.00 (1,200.00)

{4,900.00) 4,820.00 (00.00)

(4,550.00) 5,300.00 750.00

{4,600.00) 6,660.00 2,060.00

(4,550.00) 7,270.00 2,720.00

(9,000.00) 12,740.00 3,740.00

(4,700.00) 6,660.00 1,960.00

P 9 7 3
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3HUIYII CALL 1.00 0)OCT)I

18.00 'OIDC ll

4. )000 D.43UO 0.4971 14,300.00)

IF),725.00)

4, 9'13.00

90, 421.00

673. 00

12, 696. 40

02()DVI0
09NOVID
2 3ttovl 0
30)tnvlo
14DECIO
TIDECIO
040))HII
IIJANII
25JANII
Dltk'811
15IEBII
22tE811
OSWDIII
15)UIAII
29HARII
05APAI(
19apAI)
26aPAII
!OHAYII
I )HAY I I
31HAY ll

CALL

CALL

CAI,L

CALL

CRLL
CA(.L

CALL

CALL

CAL!.

CALL

CALL

CAI.L

CALL

CALL

CALL

CALL

CA). 6

CAI.L

CALL

CALL

CAI.L

1. 00
I . 00
1.00
1.00
1.00
1.00
1.00
1.00
1. 00
1. 00
I . 00
I.oa
1. OD

1. 00
I . 00
I.UD
1. 00
1. 00
1.00
1.00
1.00

O I FOV! I
0 I tlov I I
a!NOVI I
03sovll
0)NOVII
OINOVII
OINOVII
0140911
01 NOT I I
UINOVII
Olsavll
01 ttovl I

Olt(OVI I

UHIOV I
0 !NOVI I
0 I NOVI I
UINOVII
alt)OV)1
0 HIOV I I

a!NOVI!
D I tWV I I

5.0500
5.1000
5.2500
5.0300
5.1000
5.0000
5.2000
5.1000
4.9500
4.9000
4.5500
4.4500
4.5000
4.6000
o.esoo
4,7500
4.6000
4.6000
4.5500
4.5500
4.650D

0. 450D

0.4600
0.45DO
0.4700
0.4550
0.4500
0.5000
0.4650
0.4000

0.4300
o.(oso
0.4200
0.4300
0.4600
0.4700
0.46DO
0.45DO
0.4230
0.4100
0.4400

0.3950
0.3750
0. 3100
D.3953
0.3750
D.4170
0.3350
D.3'ISO
0.44DD
0.46SO
0.6620
0.1270
0.69 '
D.6310
0.4900
0.5430
0.6306
0.5160
0.6617
0.6617
0.4090

14,500.00)
14,600.00)
14.500.00)
W, IOD.OO)

W,550.00)
(4,500.00)
(s,ooa.oo)
(4,650.00)
t4,800.001
(4,550.00)
(4,300.00)
W,050.0DI
(4,200.00)
(4,3 '.00)
(4,600.00)
(4,700.00)
(4, 600.001
(4,500.001
(4,230.001
(4,100.001
(4.400.001

3,950.00
3,750.00
3, 100.00
3,953.00
3,750.0D
4,170.00
3,3se.oo
3,750.00
4,400.00
4, 650.00
6, 620.00
'1,270.00
6,940.00
6,310.00
4,900.DD
5,(30.00
6,306.00
5,1(o.as
6,617.00
6,617.00
4,890.00

(550. 00)
(050. 001

(1,320.001
W(7,00)
(Boo.oo)
(330.001

(1,642.001
(900.1)0)
Woo. 00)
100. OD

2,32D 00
3,220.00
7,740. 00
2,01D OD

300.00
730. 00

I, )06.00
660.00

2,30').00
2,517.00

490.00

21.0D OHIOV)1 (94,330.001 105, 979.00 11, 649 00

30NOVIO
07))ECIO
1(otCI0
21OECIO
20DECID
04JAHII
I!Jot(11
I 0 3tol I I

25JIU)ll
a!Iso!1
OSFEBII
ISFEBI I

22FE011
DINAR)1
OBHARll
15HIIRII
/2HSRII
29W)all
05APRII
12APAII
19APR11
26APRII
03WIY11
IOMAY)I
17HAYII
24HAVII
31HAYI I

CALL

CALL

CALL

CALL

CALL

CALL

CALI,
CALL

CALL

CALL

CALL

CALL

Cl)LI
CALL

CALL

CI)LL
caLL
CI LL
CALL

CALL

CALL

CALL

CA 1.1.

CALL

CALL

CALL

CALI,

2. Oo

I . 00
I . 00
1.00
2.00
1.00
1.00
1.00
1.00
2.00
1.00
1. OD

1.00
I.OD
2.DD
1. DD

1.00
I.DO
I. Do

2.0D
1.00
I.OD
1.00
1.00
2.00
1.00
I . OII

UIDECI I

OI DECI I

UIDECII
OIDECI I

0!DECI I
OIDECII
0 I DECI I
01 DEC I I
D)DEC I I

OIDECII
UIDECII
OI DECI I
OIDECII
OIDECII
OIDECII
OIDECII
olotclt
UIDEC)I
OIDECII
OIDECII
DIOECII
UI DEC I I
a! DECI I

OIDECII
OIOECII
UIDECII
UIDECII

5.2500
5.4500
5.3000
5.2500
5.1500
S.'1000
5, 3000
5.20DO
5.1500
5.1000
4.950D
4.000D
4,7000
4.000D
4.7000
4.9000
4.9500
5.1000
5.0000
4.8000
4,9000
5,0000
5.2000
4.8000
4.7500
4.8000
5.0500

0.5000
0.4voo
0.4050
0.4600
0.4850
0.5200
0.4050
0.4900
0.510D
0.4750
0.4650
0.4300
0.4150
0.4200
o.4sao
0.4350
0.4900
0.4700
0.4050
0.4WO
0.4400
0.4750
0.4750
0.4200
0.4400
0.4000
0,4000

0.4047
0.3290
0.3050
0.4050
0.4490
0.3460
0.3850
0. 4?6tl
0.4490
0. ~ 730
0.5510
0.6370
D.(990
0.6370
0.6990
0.5'190
0 5610
0. 1730
0.524D
0.6370
0.5784
0.524D
0.4260
0.6367
0.6673
0.6310
0.4980

(10, 000.001
14,900.001
(4.850.001
(4,6DO.OO)
(9,700.00)
(5,200.00)
((,SSO.DOI
(4,900.001
(5, 100.00)
(9,500.001
(4, 650. 001

(4,300.00)
(4, 150.00)
w,Tnn.nn)
(9,200.001
(4,350.00)
(4,900,00)
(4,700.001
(4,050.00)
(9,00D.OOI
14,400.00)
(4,750.00)
(4,750.00)
(4,200.04)
18,000.00)
(4,000.001
(4,000.001

B,D94.00
3,2'10.00
3,850.00
4,050.00
s,keo.oo
3,460.00
3,050.00
4. 20U.OO
4, O')0. 00
9, 460.00
5,510.00
6,370.00
6,990.DO
6,370.00

13,900.0D
5,790.00
5.510.00
4,730.08
5,240.00

12,740.0(I
5,704.DO
S,240.tto
4,260.00
6, 367.DO

)3, 346.00
6,370.DO
4, 900.00

(1,906.00)
11,610.00t
(),ODO.OOI

1550.00)
I'120.00)

(1,732.00)
(I,ODO.UO)

(640.00)
(610.001
(40.00)
660.00

2.070.00
2,840.00
2,1'10.00
4,780.00
I '140.00

610.00
30.00

390.00
7,740.00
1,304.00

49D.OD
(490.001

E.oev.oo
4,546.00
1,570.00

180.00

33.00 'UIDEC'll (154.400.00) 173, 369.00 10,089.00

28DEC)0
04 JA)t I I
1)JAHII
)BJ)0111
25JANI!
UIFE)tll
OS FEB I I
151SUII
22FEBII
OIW Rll
0OHAII I I

CALL

CA I.I.

CALL

CALL

CALL

CALL

CALL

CILL
CALI

CALL

CAI,I,

1.00
I.no
1.00
1.00
P.DO
I.DO
1.00
1.00
1.00
2. 00
1.00

01 JIUI I 2

DI.IAt(12
OIJAN12
OIJAN12
01 JAN) 7

OIJAtll2
01 JAH12
UIJASI2
01JAtll 2

01 JAtll2
0! JAN!2

5. 3500
5.6000
5.5000
5.3500
5. 30tl0
5.2500
5. 1501)

4.9000
4.00DO
4.9500
4.9000

0.4950
0.5300
0.4900
0.5100
0.5200
0.4900
0.4550
0.4600
0.4550
0.4500
0.4')00

0.4390
0.3465
a.Seto
0.439D
0.4600
0.4020
0.530D
0.666D
0.7270
0.6370
0.6660

(4,950.001
15,300.001
(4,9DO.OO)
(5,100.001

(10,400.00)
14,900.001
(4,55D.OOI
(4,600.001
(4,55D.OOI
(9,000.001
14 '00.001

~ , 390.0D
3,465.0D
3,8!0.00
4,39t).00
9,200.00
t,aao.oo
5, 100.00
6,660.00
7,270.00

12,740.00
6,660.00

(560.001
(1,035.DOI
ll ~ 090.001

1710.DDI
(1 200 DOI

(00.001
750.00

2,060.00
7,72D.OO
3,740.00
1,960.00
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Trade Date
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Database: ZalnetHerantProd a/o 06JUNll

SCE&GOutstandtng Positions

PUT/CALL LOTS Month Strike Price Trade Price Harket Price Total Cost Current Value Mark to Market

= .................................... _ ........ = ......................... -=-==_=- .......... _ ..............

15MARll CALL

22HARll CALL

29MARII CALL

05APR]I CALL

12APR11 CALL

19APRIl CALL

26APR11 CALL

03_Yll CALL

10HA¥11 CALL

17MAYll CALL

24HAYll CALL

31MAY11 CALL

25JAN11 CALL

01FEBll CALL

o81_811 CALL

151_BII CALL

22FE811 CALL

01MARl1 CALL

OSMARII CALL

15MARl1 CALL

22HARll CALL

29MARl1 CALL

05APR11 CALL

12APRIl CALL

19APRIl CALL

26APRIl CALL

03MAY11 CALL

10HRYII CALL

17MAYII CALL

24N_YII CALL

31HRYII CALL

01HARII CALL

08MARII CALL

15HARII CALL

22MARll CALL

29HARII CALL

05APRIl CALL

12APRIl CALL

19APRIl CALL

26APRll CALL

03HAYI1 CALL

IOMAYll CALL

17MAY11 CALL

24HAYII CALL

31HAYIX CALL

29HAR31 CALL

05APRIl CALL

12APR11 CALL

19APRIl CALL

26APRIl CALL

IOMAYII CALL

17MAYll CALL

24MAYII CALL

3I_YII CALL

26APRIl CALL

]0MAYll CALL

24MAY11 CALL

1.00 01JAHI2 5.0000 0.4800 0.6090

1.00 01JPJH2 5.1500 0.4950 0.5300

1.oo 01JAN12 5.2500 0.4050 0.4820

2.00 01JA_|12 5.1500 0.5050 0.5300

1.00 01JAIl12 5.0000 0.4500 0.6090

1.00 01JANI2 4.9800 0.4900 0.6097

l.O0 OIJAN12 5.1500 0.4900 0.5300

1.00 01JAN12 5.3000 0.5300 0.4600

2.00 01JANI2 4.9000 0.4700 0.6666

l.OO 0IJANI2 4.8500 0.4800 0.6964

1.00 01JANI2 4.9500 0.5000 0.6370

1.08 OIJANI2 5.2000 0.4800 0.5063

27.00 *01JANI2

2.00 01_EBI2 5.3000 0.5200 0.4030

1.0O 01FEBI2 5.3000 0.4800 0.4030

2.00 01FEB12 5.2000 0.4500 0.5270

1.00 01'_EBI2 4.9500 0.4550 0.6550

2.00 01FEB12 4.8500 0.4500 0.7110

1.00 OIFEBI2 4.9500 0.4650 0.6550

2.00 01FEB12 4.9500 0.4700 0.6550

1.00 O1FEB12 5.0500 0.4800 0.6010

2.00 01FEB12 5.2000 0.4900 0.5270

1.00 01FE812 5.3000 0.4750 0.4830

2.00 01'_EBi2 5.2000 0.4900 0.5270

1.00 01FEB12 5.0000 0.4600 0.6270

2.00 0]FEB12 5.0000 0.4900 0.6200

1.00 01FEBI2 5.1500 0.5000 0.5510

2.00 01FEB12 5.3500 0.5100 0.4620

1.00 01F£B12 4.9000 0.4800 0.6830

2.00 OIFEBI2 4.9000 0.4750 0.6830

1.00 01t_812 5.0000 0.4950 0.6270

2.00 0IF£BI2 5.2000 0.5000 0.5279

29.00 "01FEB12

2.00 0]MAR12 5.0000 0.4400 0.6130

].0O 01MARl2 5.0500 0.4350 0.5080

1.00 01MAR12 5.1500 0.4500 0.5400

1.00 01HRRI2 5.1500 0.5000 0.5400

2.00 01HARI2 5.2500 0.4850 0.4970

1.08 01MARl2 5.2500 0.4650 0.4970

1.00 01MARl2 5.0000 0.4550 0.6130

1.00 01MARl2 5.0000 0.4800 0.6131

1.00 01HARI2 5.2000 0.4750 0.5180

2.00 O1MARI2 5.3500 0.4950 0.4570

1.00 OIM.%R12 4.9000 0.4750 0.6651

1.00 01HARI2 4.9000 0.4700 0.6651

1.00 OIMARI2 5.0500 0.4750 0.5980

1.00 01HAR12 5.1500 0.5100 0.5409

17.00 *01HARI2

1.00 0IAPRI2 5.0000 0.4700 0.4970

1.00 01APRI2 5.0000 0.4500 0.4970

1.00 01APR12 4.8000 0.4350 0.5950

1.00 01APRI2 4.7800 0.4700 0.5951

1.o0 0IAPRI2 4.9500 0.4800 0.5200

1.00 01APR12 4.7500 0.4510 0.6215

1.00 01APRI2 4.7500 0.4450 0.6215

1.00 O]APRI2 4.8500 0.4700 0.5690

1.00 01APR12 5.0000 0.4900 0.4975

9.00 *OlAPRI2

1.00 01HAY12 5.0000 0.4700 0.5030

1.00 0IMAYI2 4.7500 0.4680 0.6267

1.00 0IHAYI2 4.9000 0.4650 0.5500

(4,800.00) 6,090.00 1,290.00

(4,950.00) 5,300.00 350.00

(4,850.00) 4,820.00 (30.OO)

(10,100.00} 10,600.00 500.00

(4,500.00| 6,090.00 1,590.00

(4,900.00) 6,097.00 1,197.00

(4,900.001 5,300.00 400.00

[5,300.00) 4,600.00 (700.00)

[9,400.00) 13,332.00 3,932.00

[4,800.00) 6,964.00 2,164.00

[5,000.00) 6,370.00 1,370.00

[4,800.00) 5,063.00 263.00

[131,250.00) 149,331.00 18,081.00

[10,400.00) 9,660.00 (740.00)

(4,800.00] 4,830.00 30.00

(9,000.00] 10,540.00 1,540.00

(4,550.00) 6,550.00 2,000.00

(9,000.00) 14,220.00 5,220.00

(4,650.00) 6,550.00 1,900.00

(9,400.00) 13,100.00 3,700.00

(4,800.00) 6,010.00 1,210.00

(9,800.00) 10,540.00 740.00

(4,750.00) 4,830.00 80.00

(9,800.00) 10,540.00 740.00

(4,600.00) 6,270.00 1,670.00

(9,800.00) 12,560.00 2,760.00

(5,000.00) 5,510.00 510.00

(10,200.00} 9,240.00 (960.00|

[4,000.00) 6,830.00 2,030.00

[9,500.001 13,660.00 4,160.00

(4,950.00) 6,270.00 1,320.00

[10,000.00) 10,558.00 558.00

(139,000.00) 168,268.00 28,460.00

(8,000.00) 12,260.00 3,460.00

{4,350.00) 5,880.00 1,530.00

(4,500.00) 5,400.00 900.00

(5,000.00) 5,400.00 400.00

(9,700.00) 9,940.00 240.00

(4,650.00} 4,970.00 320.00

(4,550.00) 6,130.00 1,580.00

(4,000.00) 6,131.00 1,331.00

(4,750.00) 5,100.00 430.00

(9,900.001 9,140.00 {760.00)

(4,750.00) 6,651.00 1,901.00

(4,700.00) 6,65].00 1,951.00

[4,750.00) 5,880.00 1,130.00

(5,100.00) 5,409.00 309.00

(80,300.00) 95,022.00 14,722.00

[4,700.00) 4,970.00 270.00

[4,500.00) 4,970.00 470.00

[4,350.00) 5,950.00 1,600.00

[4,700.00) 5,951.00 1,251.00

[4,800.00) 5,200.00 400.00

[4,510.00) 6,215.00 1,705.00

[4,450.00) 6,215.80 1,765.00

(4,700.001 5,690.00 990.00

(4,900.00) 4,975.00 75.00

[41,610.00) 50,136.00 0,526.00

(4,700.00) 5,030.00 330.00

(4,680.00) 6,267.00 1,587.00

(4,650.00) 5,500.00 850.00

PD t 4

7 *1o; 603, Il 1ldt 66020lt
JBEIGOPEIIPDSIT)otlS

Dt I: Z*t EH I 0

07JUNII llt02
4/ OSJUN»

SCEIG 0 t t di 0 I'

F deDt PUT/CALL LDTs Moth St kepTtldePI H*ktPICD Tot lCot CI'171 H 1 to N kDt

I SHAB I I

2 2H Alt I I

29W)R»
OSAFR»
12APlt)1
19AP)tll
26APA)1
03HAYI I

IOMAYI)

17NAY)1
2 4 HEY 1 I

3)NAY)l

CALL

CALl
CAI.L

CAI L

CAI.L

CA(.L

CALL

CAI.L
CALI

CIII.L

CAI I

CAI.L

1.00
I.DO
1.00
2.00
1.00
1.00
1.00
1.00
2.00
1.00
1.00
1.00

Ol JAH12
0 1JNH 2
0 I Jilt( I 2
0 I J it)i I 2
0 IJilll I 2

DIJIW)2
DIJAH12
0)JAN)2
OIJAIIIZ
OIJAII)2
01JAH12
DI JAM)2

5.0000
5.1500
5.2500
5.1500
5.0000
4.9000
5.1500
5.3000
4.9000
I.esoo
4.9500
5.2000

0.4800
0.49SO
0.4050
0.5050
0. F 500
D.4900
O.(DOO
0.5300
0.4700
0.4600
0,5000
o.4eoo

0.6090
0.5300
0.4020
0.530D
0.6090
0.6097
0.5300
0.460D
O.SIS(,
0.6964
0.637D
0.5063

14,80D.OOI
(4,950.00)
(4, OSO.OU)

110,100.00)
14,500.00)
(4, 900. 0 0)
(4,900.001
(5,300.00)
19,40D.OOI
(4,000.001
(5,000.001
(4,000.00)

6,090.00
5,300.00
4,82D.OO

IO, SOO.OD

6,09D.OO
6,097.00
S, IOO.OU

4,600.00
13,332.DO

6, '1 64. 00
6, )7D. 00
5, 063. 00

I, 290. 00
350.00
(30.00)
500.00

1,590.00
1,197.00

400.00
(700.00)

3,932.0D
2,164.00
1,370.00

263.00

Tl.oo 'D)JIW12 1131,250.001 149,331.00 18,081.00

25JAH)1
oltTS)I,
OStVB))
15)YB)1
22FEB»
0)HA)I»
oeHAA»
)SNAAII
22WU(11
2 9tH)II »
05APR»
12APA»
19APAI I
26APRII
03MAY)t
10101Y)l
t)NAZI)
24IDIY»
31NIIYII

CALI

CilLL
CALI

CAIL
CA) L

CALI

CAI.L

CA(.I

CA(.I.

CALL

CALL

CA) I
CALL

CALL

CALL

Ci)11.
CALL

CAL(,
CAL'f.

2.00
1.00
2.00
I.OO
2.DO
I.DO
2.00
1.00
2.00
I.DD
2.00
I 00
2.00
I 00
2.00
1.00
Z.OO

I.DZ
2 . tt 0

OIFEB12
OIFE812
0 I FE 0 I 2

OI FEB)2
01 (EBI Z

01Ft012
0 I t601 2

OIFEel2
01 FF 01 2
0)FEB)2
OI FEB) 2
0)FEB)2
01 FF 01 2

0)FEB)2
0'I IE0 I 2

0! FEB I 2

01 FE812
OIFE012
OIFC012

5.3000
5.3000
5.2DOO
4.9500
I.esoo
4.9500
4,950D
5.0500
s.zoon
5.3000
5.2000
s.oooe
5.0000
s.)soo
5.J500
4.9000
4.9000
5.0000
5.2000

0.5200
0.4000
0.4500
0.4550
0.4500
0.4650
0.4700
o.4soo
0. 49tlo
0.4750
0.4900
D. 4 600
0. 4900
0.5000
0.5100
0.4800
0.4750
0 4950
0.5000

0.4030
0.4030
0.527D
0.6550
0.71)D
0.6550
0.6550
0.6010
0.5270
0.4830
0,5270
0.6270
0.6280
D.5510
D. ~ 620
D.6030
0.6030
0.6270
U.5279

110,400.00)
(4,000.00)
(9 0(10.00)
(4,55D.OO)
19,000.001
14,650.001
(9,400.001
(4,800.00)
(9 800 UD)

14,750.00)
19, 800. 00)
(4,600.00)
(9, 000. 00)
(5,000.001

1 10, 200. 001
(4,000.00)
(9,500.001
14, 950.00)

110,000.001

9.660.00
4,830.0D

10,540.00
s,sso.oo

14,220.00
6,550.00

13, 100.00
6,010.00

10, 540.00
4,830.00

IO 540.00
6,270.00

12,560.00
5, 510.00
9,240.00
6, 830. 00

13, 660. 00
6, 270. 00

10, 558. 00

1740.0DI
30.00

I, 540.00
2, 000.00
5,220.00
I, 900.00
3, IOO.DD

1,21D.OO
)4U.UU
BD.DD

74D.OO
I, 67D.OO
2,760.00

510.00
t960.00)

2,030.00
4,160.00
I, )ZU.(IU

sss.oo

29.00 '0)FEB)2 (139 800 001 168,268.AO /6,4ss.oo

0 I Hftlt I I

0 IIWR I I
15)NR»
22NARII
29!IAR)l
051)PA)1
12APA»
19APR) I

26IIPI(11
OJNAY)t
l(DIAT) I

17HAYII

24HAY»
31HMI11

CALL

Ci)LL

Cl(LI
CAI.I

CALL

CALL

CALI

CALL

CAIL
CAIL
CALL

CAIL
CALL

CALL

2.00
1.00
1.00
1.00
2.00
).OD
1.00
1.00
1.00
2.DO
I . 00
1.00
I, 00
I.OD

0IMI(1112

0IHAR12
DINAH)2
0IHAR12
DIH)(R(2
ON!HI)2
0) HAH I 2

0 I H(dl ) 2
0 I Hill( I 2
UIHA(tl2
DINAR)2
DIHA(112

0)MARI 2
0)Mlitt 1 2

5.000D
5.050D
5. 1500
5. 1500
5.250D
5.2500
5.00DO
5.0000
5.2000
5.35DO
4.9000
4.9000
S.osotl
5. 1500

0.4400
0.4350
0.4500
0.5DOO
0.4050
0.4650
0.4550
0.4000
0.4750
0.4950
0.4750
0.4700
0.4750
0,5100

0. 6130
O.sBeo
0.5400
0.5400
0.4970
0. I 9 10

0.6130
0.6131
o.sleo
0. 4 5 I 0
0.6651
0.6651
tl. 5(leo
0.5409

(e,eoo.oo)
14,350.tlo)
(4,500 001
15, ODD. 00)
19, 700. Dol
14.650.001
(4,550.001
14,000.00)
14,750.00)
(9 900.00)
(4,750.001
(4,700.00)
14, 150.001
)5. IOD.DD)

12,260.00
s,eeo.oo
5,400.00
5, 100.00
9, 940. 00
4 970. I)D

6, 130. 00
6, 131.DO
5,10D.OO
9,14D.OO
6,651.00
6,(51.00
S,seo.oo
5 409.DO

3,460.00
I, 530.00

900.00
400.00
240.00
320.00

1,500.00
1,331.00

430.00
(760.001

1,901.00
1,951.00
1,130.DO

309.00

3 1.00 'OIN)tl(12 (00,300.00) 95,022.00 14,722.00

2 910)R) I
05APRI I

12APA»
IDAPA)1
26AI'Alt
)QVAYII
17NAYI I
24HAYI)
3)HAY»

CALI.

CALL

CALL

CALL
('Al L

CALL

Ckl.l.
CALL

CAI,L

I.OD
).00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

OIAPI(12
OIAPR12
OIAPI(12
OIAPR12
OIAPR12
OIAPR12
0)API(12
0) I)PA)2
01)IPII)2

5. 0000
5.0000
(.SDOO
4.7eoo
4.9500
4.'1500
4.'1500
4.8500
5.0000

0.4700
0.4500
0.4350
0.4700
0.4000
0. 4 510
0.4450
0.47DO
0.49DO

0 4970
0.4970
0. 595D
0. 5951
0. 5200
0. 6215
0. 6215
0.5690
0.4975

I ~ ,70D.OO)
14, WO.OD)
14,350.DO)
)4, 'l0 0. 00)
14,800.DOI
(4,510.DD)
(4,450.DO)
(4,700.DOI
14, 900. 001

4,970.DO
4,970.DO
5, 950.00
5, 951.00
5, 200. Il0

6,215.00
6,215. Do

5,(90.DD
4 975.00

270.00
470.00

I, 6DO.OD

1,251.00
4DO.OO

1,705.00
I, 7 65. 00

990.00
75.00

9.00 'OIAPA12 (41,610.00) 50, 136.DO 8, 526.00

26APA»
)OMAYII
24HI(YII

CALI.

CAI.I.

CALI

1.00
1.00
1. 00

01MAY)2
0 I HAY)2

01)U)Y! 2

5.0000
4.)SOO
4.9000

0.4700
0.4600
0.4650

0. 5030
0.6767
0.55DO

14, '100. 00)
14,6SO.OO)
(4,650.00)

5,030.00
6,267.00
5,500.00

330.00
),SOT.OO

eso.oo
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Trade D_te PUT/CALL LOTS

................. ===

31|4AY [I CALL

Month

3.00 +OIPLRYI2

1.00 01J_12

1.00 *gl JUI_12

257.00

JBEgGOPENPOSITIONS 07JUNII 17:02

Database: Zalnet_Merant_Prod a/o O6JUNll

SCE&G Outstanding Positions

Strike Price Trade Price Harket Price Total Cost Current Value Mark to Market

_14_030_00_ 16t _79_00 2_767_00

5_o5sg 0.5000 0_5046 _5_OO0.O0J 5_046_00 46.G0

P 0
V o; 603 U lldt 660206

2 62 1 G OP 0 I I P OS I 7! Oil S
07JUUII 17 02

/o 06JUUII

scrAG Oet ta dl 9 Po*itl

7 de 0 te pU /cALI, toTs H th st ik p t d p I«H Let P*l T*t I Coat C eat Vale H *k to H k t

31HATII CALL

3.00 DIHAY12

I.DO OIJ0012

1.00 +01 JUU12

257.00

5.0500 0. DDDO 0. 504 6

114 030 001

(5,DOO.ODI

(5,000.00)

(I 114 305 001

16,797.00

5,044.0D

5,046.DO

1,159,022.00

2, l67 00

44,00

46.00

44,63'7.00


